Estimating the survival function based on the semi-Markov model for dependent censoring.
In this paper, we study a nonparametric maximum likelihood estimator (NPMLE) of the survival function based on a semi-Markov model under dependent censoring. We show that the NPMLE is asymptotically normal and achieves asymptotic nonparametric efficiency. We also provide a uniformly consistent estimator of the corresponding asymptotic covariance function based on an information operator. The finite-sample performance of the proposed NPMLE is examined with simulation studies, which show that the NPMLE has smaller mean squared error than the existing estimators and its corresponding pointwise confidence intervals have reasonable coverages. A real example is also presented.